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$n\cross n$ $D$ ,
$n\cross n$ $P$ , , ,
$BP=PD$ (4)
, (4) , $P$ ,
$A=PDP^{-1}$ (5)
Bauer-Fike
Theorem 1(Bauer-Fike) $D=diag(\lambda_{1}, \lambda_{2}, \cdots, \lambda_{n})$ $n\mathrm{x}n$ , $P$ $n\cross n$
$A=PDP^{-1}$ , $n\cross n$ $B$ $\lambda$ ,
$\min_{1\leq k\leq n}|\lambda-\lambda_{k}|\leqq||P||||P^{-1}||||B-A||$ (6)
, $||\cdot||$ $||\cdot||_{p},$ $(p=1,2, \cdots, \infty)$
, $\epsilon=||P||||P^{-1}||||B-A||$
$\Lambda=\bigcup_{1\leq k\leq n}U_{k},$




, $B_{t}$ $\lambda_{t}$ Bauer-Fike
$\min_{1\leq k\leq n}|\lambda_{t}-\lambda_{k}|\leqq t||P||||P^{-1}||||B-A||$ (9)
30
, $\lambda_{t}$ A , $t=0$ , $B_{0}=A$
, $U_{k}$ $\lambda_{0_{k}}=\lambda_{k}$ , $0\leq m<n$ $\bigcup_{1\leq i\leq m}U_{k}i$
$U_{k}$ , $B_{t}$ $t$ $\bigcup_{1\leq i\leq m}U_{k}i$
$m$ $B$
, $\epsilon=||P||||P^{-1}||||B-A||$ ,
, , $P$ , $||P||_{\infty}$
$L$ $P^{-1}$















$||P^{-1}-L||_{\infty}$ $\leq$ $||P^{-1}||_{\infty}||I-LP||_{\infty}$ (13)
$||P||_{\infty},$ $||L||_{\infty},$ $||PD||_{\infty},$ $||I-LP||_{\infty},$ $||PDL$ –B| [1]
, , $\epsilon$
, $200\cross 200$
Pentium $750\mathrm{M}$ Matlab6 5
, 2 , ,
, $10^{-3}$





Theorem 2(Bauer-Fike) $D=diag(\lambda_{1}, \lambda_{2}, \cdots, \lambda_{n})$ $n\mathrm{x}n$ , $P$ $n\mathrm{x}n$
$A=PDP^{-1}$ , $n\mathrm{x}n$ $B$ $\lambda$ ,
$\min_{1\leq k\leq n}|\lambda-\lambda_{k}|\leqq||P^{-1}(B-A)P||$ (14)







$\min_{1\leq k\leq n}|\lambda-\lambda_{k}|\leqq||LBP-D||+||(LP)^{-1}||||I-LP||||LBP||$ (16)
$D$ $B$ , $P$
( ) $n\cross n$ , $L$ $P$
, $||LBP-D||$ , $LP$ ,
$||(LP)^{-1}||$ 1 , $||I-LP||$ , $||LBP||$ $||D||$
, (16) , $200\cross 2\mathrm{o}\mathrm{o}$
, $10^{-9}$ , [1]
, $200\cross 200$
5 , 4
$U_{k}=\{z\in \mathbb{C}||z-\lambda_{k}|\leq\epsilon\},$ $\epsilon=||LBP-D||+||(LP)^{-1}||||I-LP||||LBP||$ (17)
, , $0\leq m<n$ $\bigcup_{1\leq i\leq m}U_{k}i$
$\bigcup_{1\leq i\leq m}U_{k}i$ $m$ $B$ ,
, [1] ,
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